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Comments: 

The present application is a continuation of application Serial No. 09/209,746. The specification 
being filed is not identical to the specification filed in 09/209,746; however, no new matter has 
been added. Specifically, the Summary of the Invention and the Abstract are changed to coincide 
with the presently filed claims, which recite that the price of the contract is based on at least one 
notional cash flow discounted by at least one point on an interest rate swap curve obtained from a 
swap rate source. This change is supported by the specification of application Serial No. 
09/209,746 in Figure 4(b), which provides an exemplary swap rate curve formed from discrete 
points. In addition to this example, other portions of the specification and drawings may also 
support the present claims. 
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WE (5 the undersigned invenxorfs), hereby declare(s) that: 

My residence, pose office address and citizenship are as stated below next to my name, 

We (5 believe chat we are (L am) the original, first, and joint (sole) iaventor(s) of the subject matter whki 
A? m *A ajxd £o r which a patent is sought on the invention entitled 

METHOD , SYSTEM, AND COMPUTER PROGRAM PRODUCT TOR TRADING INTEREST 

RATE SWAPS 

the specification of which 

□ is attached hereto* 

23 was filed on December 11, 199$ tt 

^^5^^xSl^lg3: y0 * 9291-0003-6 

W *mmA*A on 



□ was £led as PCT international application 

MtimW 



on. 



aad was amended under PCT Article 19 

on (if applicable). 

We Q hereby state that we (!) have reviewed and understand the contents of the above-identi£ 
specification, inclu d in g the claims, as a mended by any amcmrimmt referred to above. 

We (!) acknowledge the duty to disclose information known to be material to the patentability of t 
application as cefiacd in Section 1.56 of Title 37 Code of Federal Regulations. 

We (Q hereby claim foreign priority benefits under 35 U.5.C $ 119(a)-(d) or § 365(b) of any fbrei 
application^) for patent or inventor's certificate, or § 365(a) of any PCT International application whi 
designated at least one country other than the United States, listed below and have also iflfir^fiH below, 
checking the boat, any foreign application for patent or inventor's certificate) or PCT fafflirnatifmal appJkao 
having a filing date before that of the application on which priority zs HaimwJ Prior Foreign Application^) 

Priority 

Application No. Country Day/Month/Year Claimed 
□ Yes QNo 
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■ 0*JXt S^IVftK USA NO. 1*6 P. 3 
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We (I) hereby daim the benefit under Title 35, United States Code, § 119(e) of any United States pro 
application^) listed below. 

60/074, 588 February 13 , 1998 

(Application Number) (Filing Date) 

60/101,419 September 22, 1998 

(Application Number) (Filing Dace) 

60/104,400 October 15, 1998 

We (J) hereby claim the benefit under 35 U-S.C. § 120 of any United States application^), or § 365(c 
PCT International application designating the United States, luted below and, insofar as the subject w 
each of the claims of this application is not disclosed in the prior United States or PCT International app 
in the manner provided by the first paragraph of 35 11S.C § 112, I acknowledge the duty to 
information which is material to patentability as defined in 37 CFR § 1.56 which became available bet* 
filing date of the prior application and the national or PCT International filing date of this application. 

Status (pending! pan 

Application Serial No. Filing Date abandoned) 



And we $ hereby appoint; Norman K Obion, Registration Number 24,618; Marvin J. Spivak, Reg 
Number 24,913; C. Irvin McClelland, Registration Number 21,124; Gregory J, Maier, Registration Numbe 
Arthur L Neustadt, Registration Number 24,854; Richard D. Kelly, Registration Number 27,757; James D. H 
Registration Number 28,421; Eckhard H. Kuesters, Registration Number 28,570; Robert T. Pons, Reg 
Number 29,099; Charles I~ Gholz, Registration Number 26,395; Vincent J. Sunderdiek, Registration Numbs 
William E, Beaumont, Registration Number30,996; Steven B. Kelber, Registration Number 30,073; Robert I 
Registration Number 27,295; Jean-Paul Lavalleye, Registration Number 31,451; Stephen G. Baxter, Reg 
Number 32,884; Martin M. Zoltick, Registration Number 35,745; Robert W. Hahl, Registration Numbe 
Richard L. Tremor, Registration Number 36,379; Steven P. Weihrouch, Registration Number 32,529; 
Goolkasian, Registration Number 26,142; Marc R. Labgold, Registration Number 34,651; William J. 
Registration Number 36,160; Richard L. China, Registration Number 34,305; Steven £* Lipman, Reg 
Number 30,011; Carl E. Scalier, Registration Number 34,426; James J, Kulbaski, Registration Number 34,648; C 
B. Richardson, Registration Number 39,007; Richard A. Neifeld, Registration Number 35,299; and J. Derd 
Registration Number 35,270; our (my) attorneys, with full powen of substitution and revocation, to prose 
application and to transact ail business in the Patent Office connected therewith; and we (Z) hereby reques 
correspondence regarding this application be jest to the firm of OBLON, SPIVAK, McCt.EI T AND, M 
NEUSTADT, P.C., whose Post Office Address is: Fourth Floor, 1755 Jefferson Davis Highway, A 
Virginia 22202. 

We (1) declare that all statements made herein of our (my) own knowledge are true and that all statements 
information and belief are believed to be true; and further that these statements were made with the know! 
willful false statements and the like so made are punishable by fine or imprisonment, or both, under Section 
Title 18 of the United States Code and that such willful false statements may jeapordize the validity of the ap 
or any patent issuing thereon. 

WARREN B. MOSLER 

NAME OF FIRST SOLE INVENTOR 

/. . £//a 



BWgWigg; 483 South Beach Drive 
Hobe Sound, Florida 33 
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Pajt 
Dacfa 



WILLIAM ?> McCAULEY 



NAME OF SECOND JOINT INVENTOR 



amMcncr ^T NortH Ocean Boulevard 
Palrav Beach, Florida 334 



Signature of Inventor 



f frfr^i rJ* USA 



Post Office Address; aame as above 



Dace 



JAMES K. SHERMAN 



NAME OF THIRD JOINT INVENTOR 



FftH - r— USA Venetian Drive 

Dftlrav Beach, Florida 33' 




Signat^ of Inventor 



Dale 



Post Office Address 4 



a am* as above 



NAME OF FOURTH JOINT INVENTOR 



Residence: , 



Signature of Inventor 



Citizen ofi. 



Post Office Addreu: 



Date 

Residence: 

NAME OF FIFTH JOINT INVENTOR 



_ Citizen o& 

Signature of Inventor - — 
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